OMB APPROVAL
UNITED STATES |

SECURITIES AND EXCHANGE COMMISS) OMB Number: 3235-0076

' Washington, D.C. 20549 (B ires:  April 30, 2008
\ HOCES. ted average burden

: hours per response . . . 16.00
. FORMD DEC 2 ,
NOTICE OF SALE OF SECURITIES 9 2005 ‘
PURSUANT TO REGULATION D, j—,-rrH 0 SEC USE ONLY
SECTION 4(5), AND/OR FIN MSONror [ Serta
UNIFORMW LIMITED OFFERING EXEMPTION ANCIA | il
< DATE RECEIVED
|
R |
Name of Offering '+ ([ 1 check if this is an amendment and name has changed, and indicate change.) i

Lehman Brothers Alﬁl;lé Transport Fund, SPC {(the "Issuerj;')
Sk i

Filing Under (Check box(es) that apply): {1 Rule504 i []Rule505  [X]Rule506 [ ] Section4(s) [] ULOE

. |
Typeof Fiing: | | [X] New Filing [ 1 lamendment | A

e ———] | INII\\\\I\\\IIWl}ll\l\\\\llNll\HI\\

Name of Issuer E * ([ ] checkif this is an amendméht and name has changed, and indicate change.) 06064500
Lehman Brothers Alpha Transport Fund, SPC ' -_ ..

Address 6f Executive Offices {Number and Street, Clt(. State, Zip Code) Telephone Number (Including Afeé Code)
c/o Codan Trust Company (Cayman) Limited, P.O. Box 26¢1GT, Century Yard, Cricket | +1(345) 949 1040 .
Square, Hutchins Drlve, George Town, Grand Cayman Caj /man Islands X

Address of Principal Business Operations (Number and Street-. City, State, Zip Code) Telephone Number {Including Area Code)
(if different from Executlve Offices) Same As Above . Same As Above

Brief Description of Busmess
The investment objectwe of the Issuer is to participate in zin alpha component of an identified index, which will be an underlylng
investment fund. ! i .
Type of Business Orgamzatlon
[1] corperation | : [ ] limited pzirtnership, already formed [ X] other (please specify): ;
E f Cayman Islands Exempted Company

[ ] . business trust! P [ ] limited périnership, to be formed i
Actual or Estimated Date of Incorporation or Organization: Month/Year i
b / 09/2005 [X] Actual ~ [ ] Estimated
Jurisdiction of Incorporation or Organization:  (Enter two-lettéir U.S. Postal Service abbreviation for State:
; _ CN for Canadz: FN for other foreign jurisdiction) FN ‘

GENERAL INSTRUCTIONS l

Federal: f i P

Who Must File: All issuers maklng an offering of securities in reliance on an e<ampt|on under Regulation D or Section 4(6), 17 CFR 230.501 et seq. or 15 U.S.C. T?d(a)

When To File: A notice must be filed no later than 15 days after the first salii of securities in the offering. A netice is deemed filed with the U.S. Securities and Exchange Commission
{SEC) on the earlier of the date it is received by the SEC at the address glve1 below or, it received at that address after the date on which it is due, on the date |: was mailed by United
States registered or certified matl to that address.

Where to File: U.5. Securities and Exchange Commission, 450 Fifth Street, N.W., Washingion, D.C. 20549,

Copies Required: Five (5} copies of this notice must be filed with the SEC, or € of which must be manually signed. Any copies not manually signed must be photocoples of the manually
signed copy or bear typed or pnnted signatures, !

Information Required: A new r iling must contain all information requested. Amendments need only report the name of the issuer and offering, any changes thereto the information
requested in Part C, and any matenal changes from the information previously supplied in Parts A and B and the Appendix need not be filed with the SEC.

Filing Fee: There is no federal f Ilng fee. . |

State: [ I i '

This notice shall be used 1o indicate reliance on the Uniform Limited Offering E ‘xemption (ULOE) for sales of securities in those states that have adopted ULOE and that have adopted this
form. Issuers relying on ULOE must file a separate notice with the Secunt|es Administrator in each state where sales are to be, or have been made. If a state requ|res the payment of a

fee as a precondition to the dalm for exemption, a fee in the proper ameunt &hall accompany this form. This notice shall be filed in the appropriate states in accordance with state law,

The Appendix to the notice consutules a part of this notice and must be complited. |1

I . ATTENTION !
Failure to file notice in the appropriate states will not result in 1 loss of the federal exemption. Conversely, failure to file the appropnate federal
notice will not result in a loss of an available state exemption unless such exemption is predicated on the filing of a federal notice.
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Enter the informati?n requested for the following:
e FEach promoter of the issuer, if the issuer has been o ganlzed within the past five years;

‘®  Each benefi mahowner having the power to vote or di >pose or direct the vote or disposition of, 10% or more of a class of equity

securities of the issuer; li

® Each executive’ off icer and director of corporate i |ssuvrs and of corporate general and managing partners of partnership 1ssiuers and

. E:-_a_ch_ge_neralgnd managing pariner of partnership lsflsuers.

_ i

[ !
Check Box{és) that App'ly'_: [ X] Promoter [1] Beneficialbwner [ 1 Executive Officer [ 1 Director

!
[ 1 General andfor
Managing Partner

Full Name (L‘ast name flrst if individual) :
Lehman Brothers AIternatlve Investment Management LL(: {the "Investment Manager")

|

Business or Résidence Address (Number and Street, City, State, Zip Code)
339 Park Avenue . '
New York, New York 10022

i

Check Box(es)thatApplly": [ 1 Promoter [ 1 Beneficial Owner [ 1 Executive Officer [X] Oirector

[1] General andfor
Managing Partner

Full Name (Last name Frst if individual)

3
Tank, Bradley |'

Business or Residence Address (Number and Street, Clt{, State, Zip Code)
c/o Lehman Brothers Alternatwe Investment Management LLC 399 Park Avenue
New York, New York 10022 ) )

|
|

Check Box(es) that App_ly;':_ [ 1 Promoter [1 Beneﬁcial"Owner [ 1 Executive Officer [ X] Director
! ] :

{ 1 General andfor
Managing Partner

Full Name (Last name ﬂrst if individual) 1
Locher, Kurt-A. ;o :I

i

|

Business or Residénce Dt\ddress {Number and Street, Clt .r. State, Zip Code)
c/o’'Lehman Brothers Altematlve Investment Management LLC, 398 Park Avenue

New York, New York 10022 _ L l

I 1i
Check Box(es) that Apply:; [ 1 Promoter [1 BeneficiaI;Owner [ 1 Executive Officer [ X] Director

[ 1] Géneral andfor
Managing Partner

Full Name (Last name t" rst if individual)
Caruso, Jolyne [ i

:

Business or Residence Address {Number and Street, Cit?:', State, Zip Code)
c/o Lehman Brothers Alternative Investment Managemént LLC, 399 Park Avenue
New York, New.York. 10022 ‘.

i
f
{
i

- Lo N , 1
Check Box{es) that Appfy: [ 1 Promoter [1 Beneﬁcaal!li)wner [ 1 Executive Officer [ 1 Director

(A

|
[ ] General and/or
Managing Pariner

i
Full Name (Last name f'lrsl if individual)

|
|

| i
Business or Residence /It\ddress (Number and Street, Cit‘f;. State, Zip Code)

. |u‘x I

[ i
Check Box({es) that Applyf_ [ 1 Promoter [ 1 Beneficial Dwner [ 1 Executive Officer [ 1 Director
. ls :

[1 Ger‘\f-.‘ral and/or
Managmg Partner

[ "
Full Name (Last name ﬁlrs;_t, if individual) g

o I

I [ 16
Business or Residence Address {Number and Street, Citv, State, Zip Code)

{Use blank sheet, or copy and use additional copies of this sheet, as necessary.}
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B. INFORI';IIATION ABOUT -OFFERING

1. Has the issuer sold, or does the issuer intend to sell, t¢i non-accredited investors in this offering? ..................cccce. Yes

No
Answer also in Appendix, Column 2, if filing under ULOE. . [X]
2. What is the minimum investment that will be accepted, from any individual?..........co i s $*15,000,000
{* Subject to waiver by the bé'ard of directors of the Issuer.) ;
3. Does the offering pe’rmlt joint ownership of a single unnt’P ............................................................................................ Ye|s No
| ! [(xy [1
4. Enter the mformatlon requested for each person who‘ has been or will be paid or given, directly or lndlrectly, any :
commission or sm'nlar remuneration for solicitation cnf purchasers in connection with sales of securities in the !
offering. If a person to be listed is an associated pelson or agent of a broker or dealer registered with the SEC a
and/or with a state or states, list the name of the broker or dealer. If more than five (5) persons to be listed are !
associated persons of such a broker or dealer, you mdy set forth the information for that broker or dealer only. |
|
Full Name (Last name first, if individual) “ .
Not applicable. iy
Business or Re5|dence Address (Number and Street, Clty State, Zip Code) |
|
Name of Associated Bfoker or Dealer lg '
|
States in Which Person Listed Has Solicited or Intends Io Solicit Purchasers i
{Check “All States” or check individual States) ‘ i
| N [ ] All States
AL (] AK [],AZ (] AR (] CA[] <Ci[) cT[] DE[L] DC(} FL[] GAIL] HL{] 1D []
ILIE] (1 |IA () KS[1 KY [] L[] ME[] MDIO] MA (Y MI ] MN L[] MS[]1 MO I[]
MT [] NE (]vNV [)] NH[] NI [) ®ME] Ny [] - NC[] ND[(] OH[] OKI[] ORI[]1 PA ]
RI [] sc[1isD[] TN [] TX T[] uUurg] vl VAIL] wWaA[] wv i l] WII[]1l WY [] BRI
Full Name (Last name first, if individual) :
| , _
Business or Residencl‘:é, Address (Number and Street, City, State, Zip Code)
. i, !
Name of Associated Broker or Dealer ‘ '
1
States in Which Person Listed Has Solicited or intends lo Solicit Purchasers :
(Check “All States™ or check individual States) :
. | ! [ 1 All States
AL[]AK[]AZ[]AR[]CA[]CC![]CT{]DE[]DC[]FL[]GA[]HIi[]ID[]
ILTY IN[DD)|IA L] KS [] Ky []1 ma ] ME({] MD[] MA L] MI[] MNI[] MS[] MO []
MIT (] NEL)} NV I[] NHE[] NJ[] NM[]) NY[] NC[] NDI[C} OHI] OKI[]1 ORI[] PAIL)
RI [1 sSCI[]1/sDI[]) T™W [] T™T []1 uri(f} vr[]l vA[]l WA [} W I] WII [] wWYI[]l PR []
Full Name (Last nam? first, if individual) ; i
L 1 |
Business or Residence Address (Number and Street, City, State, Zip Code) i
Name of Associated ?Foker or Dealer i
1
. [ y H
States in Which Person Listed Has Solicited or Intends to Solicit Purchasers '
(Check “All States” or check individual States) j
b ‘ [ 1 All States
AL [ ] AK[]|AZ [] AR [] CA[] <if[] c¢cTr([] DEL] DC() FLI[] GAI[]) HI(] ID []
IL{] IN{] IAT] KS[] Ky [] ([} ME(C] M>([] MALD] MI L] N [] MSI[]1 MO []
MT [ 1 NE ({1} {1 NHIT]) N []) NMI{] NY[] NC[] NDL} O[] OKI[] ORI] PA]I
RI[] sc[1]sp (] T™ {1 T[] Uril]l vr[] VAL] WAL] wWv ([) WITL1 WY§I[] PR (]

|
{'m
|
|
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‘ “C: OFFERING PRICE NUMBER

JF'INVESTORS EXPENSES AND USE OF PROCEEDS

1. Enter the aggregate offering price of securities |ncluded in this offering and the total amount
already sold. Enter “0" if answer is “none” or “zer>.” f the transaction is an exchange
offering, check thls box O and indicate the columnis below the amounts of the securities
offered for exchange and already exchanged.

Type of Security Aggregate
‘ Offering Price
DEbt evvverreere AN —— $ 0%
Equity: ............ | eteseresessssesssensaseesesaneessse e RS bate e S aneE SR e RSO RRR SRR ene s R Re st tres $ 0§
‘ O Common 0O Preferred

Convertible Securities (including warrants): . vrerrererassssunesnesennneaens s nnnerarassssnse B 0%
Partnership interests .............................................................................................................. $ 0s
Other(Specnfy common shares, par value $0.01 (L"S er share {the "Interests™))............. $ 1,000,000,000(a} $

o1 | 0 O Y SO U OO RUUUSUURRURN $ 1.000.000,000(a) $

Answer alse in Appendix, Column 3, lf b iling under ULOE.

2. Enter the numberI of accredited and non-accredited mvestors who have purchased securities
in this offering and the aggregate dollar amounts of their purchases. For offerings under
Rule 504, mdlcate the number of persons who have purchased securities and the aggregate
dollar amount of tlherr purchases on the total lines. Enlter “07 if answer is “none” or “zero.”

Accredited Ith:astors .............................................................
Non-accredited INVESIONS ...
Total (fc';r"ﬁlings under RUE 504 0NIY).........ccocvimiiiee et esae e en s

Answer also in Appendix, Column 4, |f filing under ULOE.

3. I this filing is for an offermg under Rule 504 or 505,,enter the information requested for all
securities sold by‘ the issuer, to date, in offenngs oflthe types indicated, in the twelve (12)
months prior to the first sale of securities in this olfenng Classify securities by type listed in
Part C — Question 1.

Type of offering -

RUIB B05 ...ttt bttt e
Regulation A...L..;
Rule 504........... e e e er s

4, a. Furnish a statement of all expenses in connection vnth the issuance and distribution of the
securities in this offenng Exclude amounts retating ,olely to organization expenses of the
issuer. The |nf0n'nat|0n may be given as subject to fulure contingencies. If the amount of an
expenditure is not known, furnish an estimate and che[ k the box to the left of the estimate.

Transfer Agent’s‘Fees
Printing and Engravmg Costs !

Legal Fees .

ACCOUNEING FEES ....oo it

ERQINEEING FBES ......oiiiiririceeieeer ettt eeeeeseesssses e ee et etetesaseeeseses st e seeeseseneseseses e tarmnns
Sdles Commissions (specify finders’ fees separately) ...........................................................
Other Expenses (ldentlfy filing fees ' )

Total........ '

(a) Open-ended fund; estlmated maximum aggregate offurlng amount,

[
[
|
|
I
I
|
l
| 4 0f 5
1

|

Number
Investors

Type of
Security

N/A
N/A
N/A
N/A

HEEHE BB BE

4P P »

AR PH NGO AN

: Amount Already

Sold

Aggregate
Dollar Amount

i of Purchases

6,000,000

N/A

Dollar Amount

Sold
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4, b Enter the dlfference between the aggregate oiferlng price given in response to Part C - ' ‘
Question 1 and total expenses furnished |n response to Part C - Question 4.a. This difference is $ ! 999,950,000
the “adjusted grass proceeds 10 the issuer.”.........iiu :

5. Indicate below the amount of the adjusted gross prcceeds to the issuer used or proposed to be
used for each of the purposes below. If the amount for any purpose is not known, furnish an
estimate and check the box to the left of the estimate, The total of the payments listed must equal
the adjustment gross proceeds to the issuer set forth i in response to Part C - Question 4.b above.

Payments to

[
i Officers, i :
| ‘ Directors, & Payments to
| Affiliates | Others
Salaries and fees .................................................... J: ......................................... F] $ 0 B 3 ' 1]
| X !
Purchase of real @state .............co..coovvvevvinserneenens! e = $ 0 3§ 0
: .
Purchase, rent!al or leasing and installation of machinery and equipment......... & % 0 =3 g 0
Construction or leasing of plant buildings and facilites..............ocecn (£ $ 0 B § 0
Acquisition of other businesses (including the value of securities involved in
this offering that may be used in exchange for the éssets or securities of @ - ; .
another |ssuer.pursuant toamerger) ..o e earana $ 1} $ 1]
| .
Repayment of indebtedness ................................... tearer e st e b e enete e [E4] $ 0 B § 0
i '
WORKING CaPHAL ..o e s $ 0 $ ]
! '
Other (specify): Portfolio Investments = $ 0 B § 999950000
COMIMA TOAIS .ot ® $ 0 ® § 999,950,000
Total Payment‘s Listed (column totals Added) oo X $ 999,950,000

[
W b ' D. FEDERAL SIGNATURE -

k]

The issuer has duly caused thls notice to be 5|gned by the undersigned duly authorized person. If thls notice is filed under Rule 508, the
following signature consmutes an undertaking by the issuier to furnish to the U.S. Securities and Exchange Commission, upon written
request of its staff, the information furnished by the issuer 10 any non-accredited investor pursuant to paragraph (b)(2} of Rule 502.

Issuer (Print or Type) Latﬂr Date
Lehman Brothers Alpha Transport Fund, J%
SPC ‘ [/ JL / ”1’/ JMb

Name (Print or Type) - Tltle of Slgner int or Type)
Heather Zuckerman Authorized Person

ATTENTION i
Intentional misstatements or omissions of fict constitute federal criminal violations. (See 18 U.S.C. 1001 )
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